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All information in this Term Sheet, whether regarding assets backing any securities discussed herein or otherwise, will be superseded by the information

contained in the final prospectus.

August 4, 2004

Preliminary Structural and Collateral Term Sheet

$596,908,000 (Approximate) of Senior Certificates
GSR Mortgage Loan Trust 2004-10F

GS Mortgage Securities Corp., Depositor
Mortgage Pass-Through Certificates, Series 2004-10F

Features of the Transaction

Key Terms

e The offering consists of senior certificates and one PO certificate,
totaling approximately $596,908,000, expected to be rated AAA by 2
of: S&P, Moody’s, or Fitch. The five tracks of 15 year residential
mortgage-backed certificates are expected to be approximately:
$210,810,000 of 4.50% coupons (Track 1)
$242,662,000 of 5.00% coupons (Track 2)

$64,017,000 of 5.50% coupons (Track 3)
$55,894,000 of 6.00% coupons (Track 4)
$21,998.,000 of 8.00% coupons (Track 5)

o The overall expected amount of credit support for the 15 year senior
certificates is 1.25% +/- 0.50% for the Mortgage Loans in the form of
subordination with a shifting interest structure and a five-year
prepayment lockout.

¢ Collateral consists primarily of conventional fixed rate 15 year mortgage
loans secured by first liens on one-to-four family residential properties,
serviced by ABN AMRO Mortgage Group, Inc., Cendant Mortgage
Corporation, Chase Manhattan Mortgage Corporation, CitiMortgage, Inc.,
Countrywide Home Loans Servicing LP, First Horizon Home Loans
Servicing LP, GMAC Mortgage Corp, National City Mortgage Co.,
Washington Mutual, FA, and Wells Fargo Home Mortgage, Inc with Chase
Manhattan Mortgage Corporation as the Master Servicer.

¢ The complete offering is expected to also include senior certificates
backed by 30 year collateral. The 10 and PO certificates are expected to
be crossed with both the 15 and 30 year collateral.

o The amount of senior certificates is approximate and may vary by up to
5%.

Time Table

August 26, 2004

August |, 2004

September 27, 2004

25" or NBD of cach month

Expected Settlement:
Cut-off Date:

First Distribution Date:
Distribution Date:

Issuer: GSR Mortgage Loan Trust 2004-10F

Underwriter: Goldman, Sachs & Co.

Originators: ABN AMRO Mortgage Group, Inc., Cendant Mortgage
Corporation, Chase Manhattan Mortgage Corporation, CitiMortgage, Inc.,
Countrywide Home Loans, Inc., GMAC Mortgage Corp. National City Mortgage
Co., and GE Mortgage Services, LLC

Servicers: ABN AMRO Mortgage Group, Inc. (AB), Cendant Mortgage
Corporation (CE), Chase Manhattan Mortgage Corporation (CH), CitiMortgage,
Inc. (CM), Countrywide Home Loans Servicing LP (CW), First Horizon Home
Loans Servicing LP (FH), GMAC Mortgage Corp (GM). National City Mortgage
Co. (NC). Washington Mutual, FA (WM), and Wells Fargo Home Mortgage, Inc
(WF)

Master Servicer: Chase Manhattan Mortgage Corporation

Trustee: Wachovia Bank, National Association

Securities Administrator: JPMorgan Chase Bank

Type of Issuance: Public

Servicer Advancing: Yes, subject to recoverability

Compensating Interest: Yes, to the extent of at least one-half the servicing fee
for such Distribution Date

Legal Investment: The senior certificates are expected to bc SMMEA eligible at
settlement

Interest Accrual: Prior calendar month for fixed rate bonds and 25th to 24th for
floating rate bonds

Clean Up Call: 10% of the Cut-off Date principal balance of the Loans

ERISA Eligible: Underwriter’s exemption may apply to senior certificates,
however prospective purchasers should consult their own counsel

Tax Treatment: REMIC; senior certificates are regular interests

Structure: Senior/Subordinate; shifting interest structure with a five-year
prepayment lockout to junior certificates

Expected Subordination: 1.25% +/- 0.50%

Expected Rating Agencies: 2 of: S&P, Moody’s, or Fitch

Minimum Denomination: Senior certificates - $25,000

Delivery: Senior certificates - DTC

Preliminary Collateral Track 1 Track 2 Track 3 Track 4 Track § Total
Information’
Total Qutstanding Principal Balance: $215,025,000 $245,734,000 $64,828,000 $56,602,000 $22,277,000 $604,466,000
Number of Mortgape Loans’: 644 904 307 333 ETE 1,376
Average Current Principal Balance of the $529 $503 $456 3254 3239 3439
Mortgage Loans (000’s)*:
Weighted Average Annual Mortgage 4.82% 5.17% 5.58% 6.68% 7.13% 5.30%
Interest Ratc:
Expected Administrative Fees (Including 0.22% 0.24% 0.24% 0.25% 0.25% 0.23%
Servicing and Trustee Fees):
Weighted Average Amortized Term To 176 174 172 114 104 166
Maturity (Months):
Weighted Average S g (Months): 3 4 5 56 67 il
Weighted Average Current Loan-To- 57% 59% 61%4 47% 4594 57%
Value Ratio:
Owner Oceupied: 91% 91% 88% 93% 94% 91%
Single Family and PUD: 95% 95% 91% 92% 90% 94%
Current FICO: 747 737 727 727 717 738
California Concentration: 32% 30% 25% 21% 23% 29%
Servicers: CW: 52% GM: 52% GM: 71% CH: 47% CH: 43% GM: 35%
NC: 24% CW: 19% CE: 15% WF: 20% WF: 26% CW: 26%
GM: 16% NC: 19% NC: 139 GM: 8% WM: 8% NC: 18%
CE: 8% CE: 11% CW: 1% WM: 7% CM: 8% CE: 9%
WEF: less than 1% NC: 6% GM: 4% CH: 6%
CM: 6% NC: 4% Others: 5%
Others: 6% Others: 6%4

I finel collateral will be a subset of the morgage loans used to determine the iformation under the Collateral Description.

**I'his represents the number of morgage loans contributing 2l or part of their cash flow to the respective rack. The total number of mortgage loans 15 1,376 and the total principal balance is approximarely $604,466,000
* Thus represents the average original principal balance of mortgage lvans cantnbuting alt or part of their cash flow to the respective track.

“Totals may not sum to 160% due to rounding.

This material is for your private information and we are not soliciting any action besed upon it. This material is not 10 be construed s an offer to seit or the solicitation of nny offer o buy any sceusity in eny jurisdiction where such m offer or wliciiation would be iliegal. Neither the issuer of the
certificates nor Goldman, Sachs & Co.. nor any of their alfitiates makes any representating e to the aceursy or completeness of the information herein, By accepring this material the recipient agrees that it will nos distributc or provide the material tn ans other person. The information eontained in
this material mey nos pertain to any securities that will actually be wld. The information contained in this material may be based on assumptions regarding marker conditions ard other matiers as refiecied therein. We make no ioms regarding tre leness of such ions or the
Iikelibood that any of such assumptions will coincide with actual market conditions or events. and this materia) should not be relied upon for such purposes. We und our affilistes, officers, directors, partners and employees. including persons fnvelved in the preparation or issuanee of this material
may. from time 1o time, have long or thon positions in. and buy or sell. the securities mentioned herein or derivatives thereof (including options). This material may be (iled with the Secusities and Exchange Commission (the “SEC™) and incerporated by reference into an effective registration
statement previously fifed with the SEC under Rule 415 of the Securities Act ol 1933, including in cases where the material does not perain io securities that are ultimately offercd for sale pursumnt ta such registration statement.  Information contamed in tis material s current as of the date
appeating on his aiaierial only. Information in this material regarding the securinies and the sxseis backing any securiics discussed herein supersedes ol praor infommation Fegarding such securitics end assets. Any information n this matcrisl. whether veyes diny the assets backing eny securties
Giscussed herein or otherwise. is preliminary and will be superseded by the applicable prospectus and any other i filed with the SEC, The information contained herein will be superseded by the deseniplion of the mongage pool eontained in the prospecius

relnting to the et and olf informatien contained in any collateral term shoets relating to the morigage poo) previously provided by Goldman. Sachs & Co. In addition, we munally agres that, subject 10 apphicable law. vows may disclose any and 1) aspects of sny
potential trangaction or stnscture described herein that are nocessary to support any U §. federal income x benefts, without Goldman Sachs imposing any limitation of any kind. Funther mformation regarding this material may be obtained upon request

Thrs material is furniched o you sokely by Goldman. Sachs & Co., scting as underwriter and not as agen of the issuar.
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All information in this Term Sheet, whether regarding assets backing any securities discussed herein or otherwise, will be superseded by the information

contained in the final prospectus.

August 4, 2004

Preliminary Structural and Collateral Term Sheet

$596,908,000 (Approximate) of Senior Certificates
GSR Mortgage Loan Trust 2004-10F

GS Mortgage Securities Corp., Depositor
Mortgage Pass-Through Certificates, Series 2004-10F

Features of the Transaction

Key Terms

e The offering consists of senior certificates and one PO certificate,
totaling approximately $596,908,000, expected to be rated AAA by 2
of: S&P, Moody’s, or Fitch. The five tracks of 15 year residential
mortgage-backed certificates are expected to be approximately:
$210,810,000 of 4.50% coupons (Track 1)
$242,662,000 of 5.00% coupons (Track 2)

$64,017,000 of 5.50% coupons (Track 3)
$55,894,000 of 6.00% coupons (Track 4)
$21,998,000 of 8.00% coupons (Track 5)

e The overall expected amount of credit support for the 15 year senior
certificates is 1.25% +/- 0.50% for the Mortgage Loans in the form of
subordination with a shifting interest structure and a five-year
prepayment lockout.

o Collateral consists primarily of conventional fixed rate 15 year mortgage
loans secured by first liens on one-to-four family residential properties,
serviced by ABN AMRO Mortgage Group, Inc., Cendant Mortgage
Corporation, Chase Manhattan Mortgage Corporation, CitiMortgage, Inc.,
Countrywide Home Loans Servicing LP, First Horizon Home Loans
Servicing LP, GMAC Mortgage Corp, National City Mortgage Co,,
Washington Mutual, FA, and Wells Fargo Home Mortgage, Inc with Chase
Manhattan Mortgage Corporation as the Master Servicer.

e The complete offering is expected to also include senior certificates
backed by 30 year collateral. The 10 and PO certificates are expected to
be crossed with both the 15 and 30 year collateral.

o The amount of senior certificates is approximate and may vary by up to
5%.

Time Table

Expected Settlement:
Cut-off Date:
First Distribution Date:

August 26, 2004
August |, 2004
September 27, 2004

Issuer: GSR Mortgage Loan Trust 2004-10F

Underwriter: Goldman, Sachs & Co.

Originators: ABN AMRO Mortgage Group, Inc., Cendant Mortgage
Corporation, Chase Manhattan Mortgage Corporation, CitiMortgage, Inc.,
Countrywide Home Loans, Inc., GMAC Mortgage Corp, National City Mortgage
Co., and GE Mortgage Services, LLC

Servicers: ABN AMRO Mortgage Group, Inc. (AB), Cendant Mortgage
Corporation (CE), Chase Manhattan Mortgage Corporation (CH), CitiMortgage,
Inc, (CM), Countrywide Home Loans Servicing LP (CW), First Horizon Home
Loans Servicing LP (FH), GMAC Mortgage Corp (GM), National City Mortgage
Co. (NC). Washington Mutual, FA (WM), and Wells Fargo Home Mortgage, Inc
(WF)

Master Servicer: Chase Manhattan Mortgage Corporation

Trustee: Wachovia Bank, National Association

Securities Administrator: JPMorgan Chase Bank

Type of Issuance: Public

Servicer Advancing: Yes, subject to recoverability

Compensating Interest: Yes, to the extent of at least one-half the servicing fee
for such Distribution Date

Legal Investment: The senior certificates are expected to be SMMEA eligible at
settlement

Interest Accrual: Prior calendar month for fixed rate bonds and 25th to 24th for
floating rate bonds

Clean Up Call: 10% of the Cut-off Date principal balance of the Loans

ERISA Eligible: Underwriter’s exemption may apply to senior certificates,
however prospective purchasers should consult their own counsel

Tax Treatment: REMIC; senior certificates are regular interests

Structure: Senior/Subordinate; shifting interest structure with a five-year
prepayment lockout to junior certificates

Expected Subordination: 1.25% +/- 0.50%

Expected Rating Agencies: 2 of: S&P, Moody’s, or Fitch

Minimum Denomination: Senior certificates - $25,000

Delivery: Senior certificates - DTC

Distribution Date: 25" or NBD of cach month
Preliminary Collateral Track 1 Track 2 Track 3 Track 4 Track 5 Total
Information’ ‘
Total Qutstanding Principal Balance: $215,025,000 $245,734,000 564,828,000 $56,602,000 $22.277,000 3604.466,000
Number of Mortgage Loans’: 644 904 307, 333 314 1,376
Average Current Principal Balance of the $529 S503 5454 $258 S230% 3439
Mortgage Loans (000’s)’*: )
Weighted Average Annual Mortgage 4.82% 5.17% 5.58% 6.68% 7.13% 5.30%
Interest Rate:
Expected Administrative Fees (Including 0.22% 0.24% 0.24% 0.25% 0.25% 0.23%
Servicing and Trustee Fees):
Weighted Average Amortized Term To 174 174 172 114 104 166
Maturity (Months):
Weighted Average Seasoning (Months): 3 4 e 56 67 i1
Weighted Average Current Loan-To- 57% 59%| 61% 47%4 45% 57%
Value Ratio:
Owner Occupied: 91% 91% 88% 93% 94% 91%
Single Family and PUD: 95% 95% 91% 92% 90% 94%
Current FICO; 747 737 727 727 717 738
California Concentration: 32% 30% 25% 21% 23% 29%
Servicers*: CW: 52% GM: 52% GM: 71% CH: 47%4 CH: 43% GM: 35%
NC: 24% CW: 19% CE: 15% WF: 20% WF: 26%4 CW: 26%
GM: 16%4 NC: 19% NC: 13% GM: 8% WM 8% NC: 18%
CE: 8% CE: 11% CW: 1% WM: 7% CM: 8% CE: %%
WF: less than 1% NC: 6% GM: 4% CH: 6%
CM: 6% NC: 4% Others: 5%
Others: 6% Others: 6%

TFhe final collateral will be 8 subsct of the mortgage loans sed to determine the informarion under the Collaterat Description.

? This represents the number of mortgage loans contributing all or pirt of their cash flow to the respective track. The total number of mortgage Joans is 1,376 and the tota! principal balance is approximatcly S604.460.000
* This represents the average original principal balance of morgage lwans contributing alk or part of their cash flow to the respective track.

“Totals may not sum to 100% duc to rounding,

This materia! is for yow private information and we are nol soficiting any actinn besed upon it. This materia) is nol to be construed s an offer tn sell or the solicitation of eny offer (o buy any security in any jurisdiction where such an ofler r solicitation woud be ilkogal. Neither the issuer of the
centificates not Gokdman, Sachs & Co.. nor any of their aiTifiaies mak.es any representation os to the accuracy or completeness of the information herein, By secepting (his material the recipient agrees that it will not distribute or provide the matetial 1o any other person. The information contained in
this material may not pertain to my securities that will actually be sold. The mformation contained in this material may be based on assumptions regaring market conditions and other matiers as reflected therein. We make no representatioas regarding the reasonablensss of such assumiptions or the
ikelihood that any of such assumptions will coincide with acisl market ennditions or events, and this material should ot be refied upen for such purposes. We and our effilistes, officers, directors, parmers and employees. includintg pevenns invofved in the preparation of issuance of this materis]
may, from time o time, have long of short positions in. and buy or scil. the securitics mentioned herein or derivatives thereof (including options). This material may be filed with the Securities and Exchange Commission ¢the "S):("™) und incorporated by reference into an effective registation
Statement previousty filed with the SEC under Ruke 415 of the Securities Act of 1933, including in cases where the material docs not pentain o securities that ase ultimately offered for sale pursuant to such registration satement. Inlormation contsined fn Gis material is current as of the dale
appearing on this materisl only. Information in this materis! regarding the securities and the sssels backing sny securities discussed herein supersedes all prinr information regarding such secritics and ssscts. Ay informatiea in this material, whether regarding the essets backing mny securities

discussed herein or otherwise, is prefiminasy snd will be supérsedad by the applicable prospectus

and any other i

relating to the and all &

ly filed with the SEC. The information comtained herein will be superseded by the description of the morigage pool contained in the prospectus
contained in any collatersl term sheets relating to the mortgage pool previousty provided by Goldman, Sachs & Co. In eddition, we mustually agree that, subet 1o apphicable law. you may disclose any and oll espects of any

potential transaction or siructure deribed herein that are necessary 1o suppon any LS. {edera) income tax benefits, without Goldman Sachs imposing ny limitation of any kind. Further information regarding this material may be nbtaimed upon fequest

This materint is furnished 10 you solely by Goldman, Sachs & £ . acting as underwriter and not s agen of the issuer.
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All information in this Term Sheet, whether regarding assets backing any securities discussed herein or otherwise, will be superseded by the information

contained in the final prospectus.

August 4, 2004

Preliminary Structural and Collateral Term Sheet

$596,908,000 (Approximate) of Senior Certificates
GSR Mortgage Loan Trust 2004-10F

GS Mortgage Securities Corp., Depositor
Mortgage Pass-Through Certificates, Series 2004-10F

Features of the Transaction

Key Terms

e The offering consists of senjor certificates and one PO certificate,
totaling approximately $596,908,000, expected to be rated AAA by 2
of: S&P, Moody’s, or Fitch. The five tracks of 15 year residential
mortgage-backed certificates are expected to be approximately:
$210,810,000 of 4.50% coupons (Track 1)
$242,662,000 of 5.00% coupons (Track 2)

$64,017,000 of 5.50% coupons (Track 3)
$55,894,000 of 6.00% coupons (Track 4)
$21,998.000 of 8.00% coupons (Track 5)

o The overall expected amount of credit support for the 15 year senior
certificates is 1.25% +/- 0.50% for the Mortgage Loans in the form of
subordination with a shifting interest structure and a five-year
prepayment lockout.

o Collateral consists primarily of conventional fixed rate 15 year mortgage
loans secured by first liens on one-to-four family residential properties,
serviced by ABN AMRO Mortgage Group, Inc., Cendant Mortgage
Corporation, Chase Manhattan Mortgage Corporation, CitiMortgage, Inc.,
Countrywide Home Loans Servicing LP, First Horizon Home Loans
Servicing LP, GMAC Mortgage Corp, National City Mortgage Co.,
Washington Mutual, FA, and Wells Fargo Home Mortgage, Inc with Chase
Manhattan Mortgage Corporation as the Master Servicer.

¢ The complete offering is expected to also include senior certificates
backed by 30 year collateral. The 10 and PO certificates are expected to
be crossed with both the 15 and 30 year collateral.

o The amount of senior certificates is approximate and may vary by up to
5%.

Time Table

August 26, 2004
August |, 2004

Expected Settlement:
Cut-off Date:

Issuer: GSR Mortgage Loan Trust 2004-10F

Underwriter: Goldman, Sachs & Co.

Originators: ABN AMRO Mortgage Group, Inc., Cendant Mortgage
Corporation, Chase Marnhattan Mortgage Corporation, CitiMortgage, Inc.,
Countrywide Home Loans, Inc., GMAC Mortgage Corp, National City Mortgage
Co., and GE Mortgage Services, LLC

Servicers: ABN AMRO Mortgage Group, Inc. (AB), Cendant Mortgage
Corporation (CE), Chase Manhattan Mortgage Corporation (CH), CitiMortgage,
Inc. (CM), Countrywide Home Loans Servicing LP (CW), First Horizon Home
Loans Servicing LP (FH), GMAC Mortgage Corp (GM), National City Mortgage
Co. (NC). Washington Mutual, FA (WM), and Wells Fargo Home Mortgage, Inc
(WF)

Master Servicer: Chase Manhattan Mortgage Corporation

Trustee: Wachovia Bank, National Association

Securities Administrator: JPMorgan Chase Bank

Type of Issuance: Public

Servicer Advancing: Yes, subject to recoverability

Compensating Interest: Yes, to the extent of at least one-half the servicing fee
for such Distribution Date

Legal Investment: The senior certificates are expected to be SMMEA eligible at
settlement

Interest Accrual: Prior calendar month for fixed rate bonds and 25th to 24th for
floating rate bonds

Clean Up Call: 10% of the Cut-off Date principal balance of the Loans

ERISA Eligible: Underwriter’s exemption may apply to senior certificates,
however prospective purchasers should consuit their own counsel

Tax Treatment: REMIC; senior certificates are regular interests

Structure: Senior/Subordinate; shifting interest structure with a five-year
prepayment lockout to junior certificates

Expected Subordination: 1.25% +/- 0.50%

Expected Rating Agencies: 2 of: S&P, Moody’s, or Fitch

Minimum Denomination: Senior certificates - $25,000

First Distribution Date: September 27, 2004 Delivery: Senior certificates - DTC
Distribution Date: 25" or NBD of cach month
Preliminary Collateral Track 1 Track 2 Track 3 Track 4 Track 5 Total
Information'
Total Qutstanding Principal Balance: $215,025,000 $245,734,000 $64,828,000 $56,602,000 $22,277,000 $604,466,000
Number of Mortgage Loans: 644 904 307 333 315 1,376
Average Current Principal Balance of the $529 $503 3454 S258 52304 $439
Mortgage Loans (000’s)*:
Weighted Average Annual Mortgage 4.82% 5.17% 5.58 6.68% 7.13% 5.30%
Interest Rate:
Expected Administrative Fees (Including 0.22% 0.24% 0.24%| 0.25% 0.25% 0.23%
Servicing and Trustee Fees):
Weighted Average Amortized Term To 17§ 174 172 114 104 166
Maturity (Months):
Weighted Average Seasoning (Months): 3] 4 E 54 67 11
Weighted Average Current Loan-To- 57% 5994 619 47% 45% 57%
Value Ratio:
Owner Occupicd: 91% 91% 88%4 93% 94% 91%
Single Family and PUD: 95% 95% 91% 92% 90% 94%
Current FICO: 747 737 727 727 717 738 -
California Concentration: 32% 30%] 25% 219 23% 29%
Servicers®: CW: 52% GM: 52% GM: 714 CH: 47% CH: 43% GM: 35%
NC: 24% CW: 199 CE: 15% WEF: 20% WF: 26% CW: 26%
GM: 1694 NC: 19% NC: 13% GM: 8% WM: 8% NC: 18%
CE: 8% CE: 11% CW: 1% WM: 7% CM: 8% CE: 9%
WE: less than 1% NC: 6% GM: 4% CH: 6%
CM: 6% NC: 4% Others: 5%
Others: 6% Others: 6%

Tm final collateral will be u subset uf the mortgage loans used to determine the information under the Colluteral Description.

* This represents the number of mortgage toans contributing el) or part of their cash flaw to the respective track. The toral number of mortgage loans is 1,376 and the total principal balance is approximately $604,466,000
* This represents the average ariginal principal balance of mortgage loans contributing all or part of their cash flow to the respective rack.

“Totals may not sum to 100% due to rounding.

This materia! is far your privete information and we are not soliciting any sction based upon it. This materia) is net fo be construed s an offer ta sell or the solicitation of any offer 0 buy any security in sny jurisdiction where such an offes or solicitation would be illegal, Neither the issucr of the
cenificates nor Goldman. Sachs & Cn.. nor any of their affilistes maiex any representation a5 10 the accuracy o7 completeness of the information herein. By sccepting 1his material the reeipiens agrees that it will not distribute or provide the material to any other person. The informatian contained in
this emierial may ot peniain to any securities that will actually be sold, The information contained in this materis) may be hosed on assumptions regarding market conditions end other matrers as retlected therein. We make no representations regarding the reasonsbleness of such assungions or the
likelihood thas any of such assumptions will coincide with actual market conditions or events. and this material should nat be refied upon for such purposes. We and our affiliates, officers. directors. partners and employees, including persons involved in the preparation or issuance of this material
may. (rom lime 10 time, have long o shorl positions in. end buy or sell. the securities mentioned herein of derivatives thereof (including options). This material may be filed with the Sceurities and Exchange Commission (the “SEC™) and incorporated by reference into an ellective registration
sistement previously filed with the SEC under Rule 415 of the Securities Act of 1933. including in cascs where the material does pol pertain to securities thet are ultimatcly offered for sele pursuant tn such registration siatement. Information contained in this material s current as of the date
appearing o this material only. Information in this material regarding the securities end the assets backing any securitivs discussed herein supersedes all prior information regarding such secuntics und asscts. Ay information i this material, whether regarding the asscrs backing any sccuritics

discussed herein ar otherwise. 15 preliminary and will be superseded by the applicable

and any other

potential transaction rw strusture described herein that are necessary to support any U §. federal income 1ax bemerits, ithoul Goldman Sachs imposing any limitation of any kind. Further informatinn regarding this matcrial may be obtained upon request.

This materiat is fumished 10 you solely by Goldman. Sachs & Co., acting as underwriter and nnt as agent ol the issuer
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All information in this Term Sheet, whether regarding assets backing any securities discussed herein or otherwise, will be superseded by the information

contained in the final prospectus.

August 9, 2004

Preliminary Structural and Collateral Term Sheet

$596,861,000 (Approximate) of Senior Certificates
GSR Mortgage Loan Trust 2004-10F
GS Mortgage Securities Corp., Depositor
Mortgage Pass-Through Certificates, Series 2004-10F

Features of the Transaction

Key Terms

o The offering consists of senior certificates and one PO certificate,
totaling approximately $596,861,000, expected to be rated AAA by 2
of: S&P, Moody’s, or Fitch. The four tracks of 30 year residential
mortgage-backed certificates are expected to be approximately:
$142,606,000 of 5.00% coupons (Track 6)
$193,825,000 of 5.50% coupons (Track 7)

$220,963,000 of 6.00% coupons (Track 8)
$39,061,000 of 8.00% coupons (Track 9)

o The overall expected amount of credit support for the 30 year senior
certificates is 2.75% -+/- 0.50% for the Mortgage Loans in the form of
subordination with a shifting interest structure and a five-year
prepayment lockout.

o Collateral consists primarily of conventional fixed rate 30 year mortgage
loans secured by first liens on one-to-four family residential properties,
serviced by Cendant Mortgage Corporation, Chase Manhattan Mortgage
Corporation, CitiMortgage, Inc., Countrywide Home Loans Servicing LP,
First Horizon Home Loans Servicing LP, IndyMac Bank, F.S.B., National
City Mortgage Co., Washington Mutual, FA, and Wells Fargo Home
Mortgage, Inc with Chase Manhattan Mortgage Corporation as the Master
Servicer.

o The complete offering is expected to also include senior certificates
backed by 15 year collateral (Tracks 1 - 5). The 10 and PO certificates are
expected to be crossed with both the 15 and 30 year collateral.

¢ The amount of senior certificates is approximate and may vary by up to
5%.

Time Table

Expected Settlement:
Cut-off Date:

First Distribution Date:
Distribution Date:

August 26, 2004

August |, 2004

September 27, 2004

25" or NBD of cach month

Issuer: GSR Mortgage Loan Trust 2004-10F

Underwriter: Goldman, Sachs & Co.

Originators: ABN AMRO Mortgage Group, Inc., Cendant Mortgage
Corporation, Chase Manhattan Mortgage Corporation, CitiMortgage, Inc.,
Countrywide Home Loans, Inc.. GE Mortgage Services, LLC, and IndyMac
Bank F.S.B.

Servicers: Cendant Mortgage Corporation (CE), Chase Manhattan Mortgage
Corporation {(CH), CitiMortgage, Inc. (CM), Countrywide Home Loans
Servicing LP (CW), First Horizon Home Loans Servicing LP (FH), IndyMac
Bank, F.S.B. (IM), National City Mortgage Co. (NC), Washington Mutual, FA
(WM), and Wells Fargo Home Mortgage, Inc (WF)

Master Servicer: Chase Manhattan Mortgage Corporation

Trustee: Wachovia Bank, National Association

Securities Administrator: JPMorgan Chase Bank

Type of Issuance: Public )

Servicer Advancing: Yes, subject to recoverability

Compensating Interest: Yes, to the extent of at least one-half the servicing fee
for such Distribution Date

Legal Investment: The senior certificates are expected to be SMMEA eligible at
settlement

Interest Accrual: Prior calendar month for fixed rate bonds and 25th to 24th for
floating rate bonds

Clean Up Call: 10% of the Cut-off Date principal balance of the Loans
ERISA Eligible: Underwriter’s exemption may apply to senior certificates,
however prospective purchasers should consult their own counsel

Tax Treatment: REMIC; senior certificates are regular interests

Structure: Senior/Subordinate; shifting interest structure with a five-year
prepayment lockout to junior certificates

Expected Subordination: 2.75% +/- 0.50%

Expected Rating Agencies: 2 of: S&P, Moody’s, or Fitch

Minimum Dencemination: Senior certificates - $25,000

Delivery: Senior certificates - DTC

Preliminary Collateral Information' Track 6 Track 7 Track 8 Track 9 30 Yr Totat
Total Outstanding Principal Balance: $147,056,000 $199,306,000 $227,211,000 $40,166,000 $613,739,000
Number of Mortgage Loans®: 635 672 599, 454 1,272
Average Current Principal Balance of the Mortgage S504) S504 S465] 3435 5483
Loans (000’s)*;
Weighted Average Annual Mortgage Interest Rate: 5.39% 5.59% 6.47% 7.02% 5.96%
Expected Administrative Fees (Including Servicing 0.21% 0.21% 0.25% 0.25% 0.23% -
and Trustee Fees):
Weighted Average Amortized Term To Maturity 356 354 347 309 349
(Months):
Weighted Average Seasoning (Months): 31 3 11 48 9
Weighted Average Current Loan-To-Value Ratio; 66% 66%4 72% 70%] 69%
Owner Occupied: 95% 96% 98% 97% 97%
Single Family and PUD: 96% 95%] 93% 95% 95%
Current FICO: 74 737 740 724 738
California Concentration: 40% 42% 50% 40% 45%
Servicers®: CW: 64% CW: 68% CW: 88% CW. 48% CW: 69%
IM: 22% CE: 25% CM: 4% WM: 19% CE: 12%
CE: 14%, IM: 19% WM: 3% CM: 12%4 M: 12%
FH: 3% FH: 1% WM: 2%
NC: 2% WF: 1% CM: 2%
CE: 1% Others: less than 1% FH: 2%
CH: less than 1% Others: 1%

TThe final collateral will be  subse! of the mortgage loans used to determine the informarion under the Cottateral Description.

* This represcnts the number of mortgage loans contributing all or part of their cash flow to the respective wick. The otab sumber of mortgage loans is 1,272 and the total principal balance is approximately $613,739,000

? This represents the average original principal balance of mortgage loans contributing all or part of thetr cash Hlow o the respective track,

“Totals may not sum to 100% due to rounding.

This material is for your private infermanon and we are not soliciting any sction based wpon ft, This material is 01 10 be eonstirucd as an offer to sell o the solicitation of any offer 1o buy any security in sny jurisdictan where such an offer or solicitation would be iflegal, Neither the wssuct of the
centificates nor Gokdmun, Sachs & Co ., aor any of their affifiates makes any representation as 10 the sccuracy of completéricss of the information herein, By accepting this material the recipient sgrees that it will not disaibute o provide the matcrial to any other person. The information contamed in
this tateriad may not peniain ko any securities that will setully be sold. The mformation contained in this matcnal may be based on assumptions reganding market conditions and other matters as rellected thercin, We make no representations regarding the reasonableness of such assuagtions a1 the

likelihood that any of such assurmptinns will coincide with actual market conditions or cvents, and this material should not b relred upon for such purposes. We nd our effifistes, afficers, direriars. partners and employees. inctuding persons favotved ia the prepasation or issuance of this material
may, from time to ime. have long or shon positions in, and buy of sell, the securities mentioned herein or derivatn cs thereaf (including options). This material may be filed with the Sceurities and Exchange Commission (the “SEC™) and incorporated by reference it & effeciive repsirstion
ststement previously filed with the SIC under Rule 415 of the Securitios Act of 1933, including in cases where the matensl docs not pemiain o securitien that ere ultimately offercd for sale pursuant 1 such registration statement, Information contained in this matenial is carrent as of the due
appearing on this material only  Information in this material reganding the securities and the nssets bocking any securiics discussed herein supersedes all prior information regarding such securities and assets  Any information n this materia), whether regarding the asscis bocking any secunties

discussed herein or otherwise. is prefiminary and will be superseded by the applicable prospecty I and any othes

filed with the SEC. The information <ontained herein witl be superseded by the deseription of the morigage poo} contrined in the progectus

supplement relating (0 the centificates and supersedes all informatien contzined in any collaiern tem sheets relating i the morgage pool previousty provided by Goldman. Sachs & Co. In addition, we mutually 2gree thai. subject 10 applicable kaw. you may disclose any and all aspeets ol any
potential transaction or structuse described hetein that are necessary to support any U.S. federal income tax benefits, withnut Galdman Sachs imposing any limitation of any kind. Further informanion regarding this material may be obtsined upon request.

This material is fumished to you sikely by Galdman, Sachs & Co.. acting es underwriter and not as agent of the issuer

Page_2 of Il 3




IN ACCORDANCE WITH RULE 311 (h) OF REGULATION S-T, THESE
COMPUTATIONAL MATERIALS ARE BEING FILED IN PAPER.

COMPUTATIONAL MATERIALS
for
GS MORTGAGE SECURITIES CORP.

GSR Trust 2004-10F, Mortgage Pass-Through Certificates, Series 2004-10F

116808 GSR 2004-10F

Form SE



GSR 0410F Group 10 Summary

Balance
$214,684,000.00

Settlement
1st Pay Date

Tranche
Name
1A5
1A4

1A7

1A6

1A3

1A1

1A2
10SUB

Pay Rules

WAC
482

27-Aug-2004
25-Sep-2004

Balance

66,853,000.00
14,051,000.00
647,000.00
50,000,000.00
28,475,000.00
50,000,000.00
1,974,000.00
2,684,000.00

1. Pay 31.5344339623% to 1A5 to zero
2. Pay 68.4655660377% as follows:

a. Pay the nas lockout schedule and prepay amount pro rata to 1A4 and 1A7 to zero
b. Pay 44.4066263444% sequentially to 1A6 and 1A3 to zero

c. Pay 55.5933736556% as follows:
i. Pay 1A1 and 1A2 pro rata to zero

Percentage calcs:

WAM

Age
176

Prepay

Coupon  Principal

Window

4.5 09/04 - 04119
4.5 09/08 - 04118
4.5 09/09 - 04/19
4.5 09/04 - 07113
45 10M10- 04119
4.5 09/04 - 10110
4.5 09/04 - 10/10
4.5 09/04 - 04/19

ii. Pay 1A3 to zero

d. Pay 1A4 and 1A7 pro rata to zero

1A6
1A3 partt

1Al
1A2
1A3 part2

NAS principle schedules for all NAS bonds:

Lock out scheduled percentage

First 5 years

0%

Thereafter

100%

Lockout Prepayment Percentage

Month <= NAS Prepay %
60 0
72 30
84 40
96 60
108 80
120 100

WAL
3 5.22381
200 PSA
Avg Dated
Life Date

519565 01-Aug-04
9.18995 01-Aug-04
9.18995 01-Aug-04
370999 01-Aug-04
9.82269 01-Aug-04
2.96001 01-Aug-04
2.96001 01-Aug-04
7.45611 01-Aug-04

50,000,000.00
7,928,000.00 44.4066263444
50,000,000.00
1,974,000.00
20,547,000.00
130,449,000.00

55.5933736556

Disclaimer:

Notes

FIX
FiIX
FIX
FIX
FIX
FiX
FIX
FIX

Passthrough 31.5344339623
NAS 5yr hard lockout

NAS Syr hard lockout

VNL

VNL combo of backends

VNL

VNL 212,000,000.00



hypo45s - Dec - 1A5

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 95 93 .92 88 84
25-Aug-06 90 85 79 69 59
25-Aug-07 85 75 65 49 35
25-Aug-08 79 66 54 35 21
25-Aug09 73 57 44 24 12
25-Aug-10 67 49 35 17 7
25-Aug-11 61 42 28 1 4
25-Aug-12 54 35 22 8 2
25-Aug-13 47 29 17 5 1
25-Aug-14 40 23 12 3 1
25-Aug-15 32 17 9 2
25-Aug-16 24 12 6 (i
25-Aug-17 15 7 3 1"
25-Aug-18 6 3 1 *
25-Aug-18 0 0 0 0 0
WAL 8.22485 6.4461 5.19555 364637 2.78339
Principal Window Sep04-Apr19 Sep04-Apr19 Sep04-Apr1S Sep04-Apr19 Sep04-Apr19
Prepay 0 PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:
Disclaimer:



hypod5s - Dec - 1A4

Date

WAL

Principal Window

Prepay

Disclaimer:

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

100
100
100
100
100
100
92
83
74

54
43
32
21

10.24266

100
100
100
100
100
100
90
79
68
56
45

2%
14

9.67564

Sep09-Apr19

3
100
100
100
100
100
100

88
78
62

48

36

26

O W W

9.18995

Sep(9-Apr19

200 PSA

Disclaimer:

Sep08-Apr19

4 5
100 100
100 100
100 100
100 100
100 100
100 100
84 67
68 38
51 21
B 11

23 6

14 3

8 1

4 1

1

0 0

8.40484 7.01268
Sep09-Apr19
600 PSA



hypod5s - Dec - 1A7

Date 1 2
27-Aug-04 100 100
25-Aug-05 100 100
25-Aug-06 100 100
25-Aug-7 100 100
25-Aug-08 100 100
25-Aug-09 100 100
25-Aug-10 92 30
25-Aug-11 83 79
25-Aug-12 74 68
25-Aug-13 64 56
25-Aug-14 54 45
25-Aug-15 43 4
25-Aug-16 32 24
25-Aug-17 21 14
25-Aug-18 8 5
25-Aug-19 0 0
WAL 10.24266 9.67564
Principal Window Sep08-Apr19 Sep09-Apr19
Prepay 0 PSA 100 PSA
Disclaimer:

100
100
100
100
100
100
88
76
62
49
36
26

O W W

9.18995

Sep09-Apr19

200 PSA

Disclaimer:

4
100
100
100
100
100
100

68
51
36
23

(o R = =)

8.40484

Sep09-Apr19

5
100
100
100
100
100
100

67
38

-_ = W) DD -

7.01268

Sep09-Apr19

600 PSA

page |3 of 113



hypo4b5s - Dec - 1A6

Date

WAL

Principal Window

Prepay

Disclaimer:

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18

100

7.0561

2 3
100 100
91 89
80 73
68 55
56 40
45 27
36 18
28 10
20 4
14 0
7 0
2 0
0 0
0 0
0 0
49909 3.70999
Sep04-Dect5 Sep04-Jul13
200 PSA
Disclaimer:

100

248694

Sep04-Nov09

400 PSA

100

= H» o
D N O

O OO0 O O 0O O O o oo

1.95444

Sep04-Jul08

600 PSA

Page /'t of I3



hypo45s - Dec - 1A1

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16

Principal Window

Prepay

Disclaimer:

100
a3
85
76
68
59
51
42
33
24
14

5.99386

100
80
76
61
47
33
23

o O QO O S

3.9893

Sep04-Feb13

100
87
68
46
28
13

o O O O O O —

2.96001

Sep04-Oct10

200 PSA

Disclaimer:

4
100

N O o
_

O O O O O O O O O

2.06524

Sep04-Jul08

5
100

W~
D >

OO O O O O 0O O O O

1.6557

Sep04-Augd?

600 PSA

Page L0 of ||3



hypodbs - Dec - 1A2

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 93 90 87 81 75
25-Aug-06 85 76 68 51 36
25-Aug-07 76 61 46 21 0
25-Aug-08 68 47 28 0 0
25-Aug-09 59 33 13 0 0
25-Aug-10 51 23 1 0 0
25-Aug-11 42 13 0 0 0
25-Aug-12 33 4 0 0 0
25-Aug-13 24 0 0 0 0
25-Aug-14 14 0 0 0 0
25-Aug-15 3 0 0 0 0
25-Aug-16 0 0 0 0 0
WAL 5.99386 3.9893 2.96001 206524 1.6557
Principal Window Sep04-Dec1s Sep04-Feb13 Sep04-Oct10 Sep04-Jul08 Sep04-Aug07
Prepay 0 PSA 100 PSA 200 PSA 400 PSA 800 PSA
Disclaimer:

Disclaimer: Page_’f_of_ﬂé



hypo45s - Dec - 1A3

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 100 100 100 100 100
25-Aug06 100 100 100 100 100
25-Aug-07 100 100 100 100 99
25-Aug-08 100 100 100 97 54
25-Aug-09 100 100 100 67 9
25-Aug-10 100 100 100 41 0
25-Aug-11 100 100 85 23 0
25-Aug-12 100 100 72 12 0
25-Aug-13 100 93 60 7 0
25-Aug-14 100 79 44 5 0
25-Aug-15 100 67 31 3 0
25-Aug-16 86 49 2 2 0
25-Aug-17 85 23 12 1 0
25-Aug-18 27 1 4+ 0
25-Aug-18 0 0 0 ] 0
WAL 13.30662 11.8185% 9.82269 6.11201 4.11422
Principal Window Dec15-Apri9 Feb13-Aprig Oct10-Apr19 Jul08-Apr1g Aug07-Feb10
Prepay 0 PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:

Disclaimer:



hypo45s - Dec - 10SUB

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

Principal Window

Prepay

Disclaimer;

100

8.22465

100

7.81005

Sep04-Apr19

100
95
a0
85
79
73
65
56
46
36
27
19

o W o~

745611

Sep04-Apr19

200 PSA

Disclaimer:

4 5
100 100
95 95
90 90
85 85
79 79
73 73
62 59
50 45
38 3
27 19
17 10
10 5
6 2
3 1
g
0 0
6.89044 6.46267

Sep04-Apr19 Sep04-Apr19

600 PSA
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hypo45s - Dec - COLLAT

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 95 93 92 88 84
25-Aug-06 90 85 79 89 59
25-Aug-07 85 75 66 49 36
25-Aug-08 79 66 54 35 21
25-Aug03 73 57 44 25 13
25-Aug-10 67 49 36 17 7
25-Aug-11 61 42 28 12 4
25-Aug-12 54 35 22 8 2
25-Aug-13 47 29 17 5 1
25-Aug-14 40 23 13 3 1
25-Aug-15 32 17 9 2"
25-Aug-16 24 12 6 1
25-Aug-17 15 7 3 1*
25-Aug-18 6 3 1 *
25-Aug-19 0 0 0 0 0
WAL 8.22465 6.46315 5.22381 3.68693 2.82939
Principal Window Sep04-Apr19 Sep04-Apr19 Sep04-Apr19 Sep04-Apr19 Sep04-Apr19
Prepay 0PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:
Disclaimer:




GSR 04-10F bbg group 1 summary

Balance WAC WAM Age WAL

$214,000,000.00 4818 176 3 5.22365
Settlement 27-Aug-2004 Prepay 200 PSA
st Pay Date 25-Sep-2004
Tranche Balance Coupon Principal Avg Dated Notes
Name Window Life Date
1NAS 21,400,000.00 45 0909 - 04/19 0.18984 (M-Aug-04  FIX
1G4 6,459,000.00 4 0904 - 10/10 296057 M-Aug04  FIX
162 6,495,000.00 4.25 09504 - 10/10 298057 01-Aug04  FIX
163 6,495,000.00 4.5 09/04 - 10110 296057 01-Aug04  FIX
1GIO 1,078,500.00 4.5 09/04 - 1010 298057 01-Aug04 10
1GB 7,683,000.00 4.5 10/10- 04119 8.26328 01-Aug0d  FIX
1H1 6,624,000.00 4 09/04 - 05111 3.1462 01-Aug04  FIX
1H2 6,858,000.00 4.25 09/04 - 05111 3.1462 01.Aug-04 FIX
1H3 6,869,000.00 4.5 09/04 - 0511 3.1462 01-Aug04  FIX
1HIO 1,138,222.00 4.5 09/04 - 05/11 31462 01-Augd 10
1HB 6,691,000.00 4.5 05111 - 04118 9.72898 01-Aug-D4 FIX
1Q1 7,147,000.00 4 09/04 - 12/14 332193 01-Aug04  FIX
Q2 7.180,000.00 4.25 09/04 - 12111 332193 01-AugDd  FIX
1Q3 7,182,000.00 4.5 0904 - 12111 3.32193 01-Aug04  FIX
1Q10 1,193,000.00 4.5 09/04 - 1211 332193 01-AugD4 10
1Q8 5.623,000.00 45 121110419 10.19002 01-Aug04  FIX
iRt 7.485.,000.00 4 09/04 - 09/12 3.51927 01-AugDd4  FIX
1R2 7.516.000.00 4.25 05/04 - 0812 351927 01-AugDd4  FIX
1R3 7518,000.00 4.5 09/04 - 03112 351927 01-Aug04  FIX
1RIO 1,248,222.00 4.5 09/04 - 0512 351927 01-Aug04 10
1RB 4,613,000.00 45 08112 - 04119 10.7304 01-AugD4  FIX
111 7.784,000.00 4 0904 - 07113 370922 01-Aug-04 FIX
112 7.815,000.00 4.25 09/04 - 07113 370922 0t-Aug04  FIX
173 7.817,000.00 45 0804 - 07113 370922 O1-Aug04  FIX
1moe 1,288,055.00 45 0904 - 07/13 370822 Ot-Aug04 1O
118 3,716,000.00 45 07113 - 04/18 11.27413 01-Aug 04 FIX
w1 25,189,000.00 45 09/04 - 0715 414046 01-AugD4  FIX
iwe 1,943,000.00 45 0715 04/19 1258657 Q1-Aug04  FIX
(A4 26,842,000.00 45 0804 - 07118 464168 01-Aug04 Fix
Y8 281,000.00 450718 - 04119 14.30447 01-Aug-04  FIX
1SUB 2,675,000.00 4.5 08/04 - 0418 7.45583 01-Aug04  FIX
Pay Rules

1. Pay INAS iis tackout scheduled and prepay principle
1. Pay 14.2856330680532% as follows:
A Pay 1G1...1G3 prorata to zero
B. Pay 1GB to zero
Pay 14.2856390680532% as follows:
A Pay 1H...1H3 pro rata to zero
B. Pay 1HB to zaro
Pay 14.2858380680532%as follows:
A. Pay 1Q1..1Q3 prorata lo zero
B. Pay 18 to zero
Pay 14.2856390680532% as follows:
A. Pay 1R1...1R3 prorata to zero
B. Pay 1RB to zero
Pay 14.2856390680532% as follows:
A. Pay (T1..1T3 pro rata to zero
B. Pay 11Bto zero
Pay 14.2856390680532% as follows:
A. Pay 1W1to zero
B. Pay 1WB to zero
Pay 14.286 1655316809% as follows:
A. Pay 1Y1 o zer0
8. Pay 1YBto zero
8. Pay INAS to zerm

g

L

bl

o

Rl

~

NAS principte schedules for all NAS bonds:

Lock out scheduled percentage

First § years [0%

Thereafter |100%

Lockout Prepayment Percentage

Month <= NAS Prepay %
60 o]
72 30
84 40
96 60
108 80
120 100

NAS, § YR LOCKOUT

strips fo from 1G1 to 1G3

strips io from 1H1 to 1H3

strips lo from 1Q1 to 1Q3

strips io from 1Rt to 1R3

strips io from 171 to 1T3

Disclaimer:

Page A0 ot |13




hypod5 - Dec - INAS

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL
Principal Window

Prepay 0 PSA

Disclaimer:

100
100
100
100
100
100
92
83
74
64
54
43
32
21

10.2425
SepQ0%-Apr19

100
100
100
100
100
100
80
79
68
56
45

24
14

9.67552

100
100
100
100
100
100
88
76
62
49
36
26
17

9.18984

Sep03-Apr19

200 PSA

Disclaimer:

100
100
100
100
100
100
84
68
51
36
23
14

o = A~ o

8.40477

100
100
100
100
100
100
67
38
21

- L O

7.01258



hypo45 - Dec - 1G1

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16

Principal Window

Prepay

Disclaimer:

100

5.99455

100
90
76
61
47
33
23

O O O O

3.99003

Sep04-Feb13

100
87
68
46
28

O O O O O O -

2.96057

Sep04-Oct10

200 PSA

Disclaimer:

100

N O oo
—_ - X

OO O O O O O O O

2.06558

Sep04-Jul08

100

W =~
N o,

O O C O O O O O O o

1.65595

Sep04-Aug07
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hypo45 - Dec - 1GB

Date
27-Aug-04
25-Aug05
25-Aug-06
25-Aug-07
25-Aug08
25-Aug09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL
Principal Window

Prepay

Disclaimer:

100
100
100
100
100
100
100
100
100
100
100
100

81

52

21

13.06568

100
100
100
100
100
100
100
100
100
80
71
54
38
23

11.37756

Dec15-Apr19 Feb13-Apr19

0 P3SA 100 PSA

Oct10-Apr19

200 PSA

100
100
100
100
100
100
100

9.26328

Disclaimer:

400 PSA

4 5
100 100
100 100
100 100
100 98

96 #
55 7

32 0

17 0

10 0

6 0

4 0

2 0

1 0

1 0

0

0 0
575434 3.95445

Jul08-Apr19 Aug07-Feb10

600 PSA

Page A30f || 3



hypo45 - Dec - 1H1

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 93 80 88 82 77
25-Aug-06 86 77 69 54 39
25-Aug-07 78 63 49 25 5
25-Aug-08 70 50 32 4 0
25-Aug-09 61 7 17 0 0
25-Aug-10 53 27 8 0 0
25-Aug-11 45 18 0 0 0
25-Aug-12 37 9 0 0 0
25-Aug-13 28 1 0 0 0
25-Aug-14 18 0 0 0 0
25-Aug-15 8 0 0 0 0
25-Aug-16 0 0 0 0 ]
WAL 6.29231 4.25006 3.1462 2.17393 1.73338
Principal Window Sepl4-Jun16 Sep04-Nov13 Sep04-May11 Sep04-Nov08 Sep04-Nov07
Prepay 0 PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:

Disclaimer:



hypod45 - Dec - 1HB

Date

WAL

27-Aug-04
25-Aug05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

Principal Window

Prepay

Disclaimer:

100
100
100
100
100
100
100
100
100
100
100
100

94

60

25

13.30928

Jun16-Apr19

0 PSA

100
100
100
100
100
100
100
100
100
100

83

63

26
10

11.79115

Nov13-Apr19

100 PSA

3 4
100 100
100 100
100 100
100 100
100 100
100 64
100 37
93 20
71 11
54 6
40 4
28 3
19 1
10 1
4
0 0
9.72898 6.02782
May11-Apr19 Nov08-Apri9
200 PSA 400 PSA
Disclaimer:

100
100
100
100

s
3

O O O O O O O O O O ™

4.09395

Nov07-Feb10
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hypo45 - Dec - 1Q1

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17

Principal Window

Prepay

Disclaimer:

100
93
86
79
7
63
55
48
39
31
22
13

6.55248

100
91
78
65
52
40
30

DO O O O W

4.48993

Sep04-Jult4

100
88
71
52
35

O O O O O O N -

3.32193

Sep04-Dectt

200 PSA

Disclaimer:

100

N O o
L M W

O O O O O o oo O o @

227405

Sep04-Mar(8

100

B~y
N o

O O O O O O O O O O W

1.80467

Sep04-Jan08
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hypo45 - Dec - 1QB

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug05 100 100 100 100 100
25-Aug-06 100 100 100 100 100
25-Aug-07 100 100 100 100 100
25-Aug-08 100 100 100 100 57
25-Aug-09 100 100 100 75 10
25-Aug-10 100 100 100 44 0
25-Aug-11 100 100 100 24 0
25-Aug-12 100 100 83 13 0
25-Aug-13 100 100 63 8 0
25-Aug-14 100 97 47 5 0
25-Aug-15 100 73 33 3 0
25-Aug-16 100 51 22 2 0
25-Aug-17 70 3 12 1 0
25-Aug-18 29 12 4* 0
25-Aug-19 0 0 0 0 0
WAL 13.52205 121718 10.19002 6.30832 422761
Principa! Window Dec16-Apr19 Jul14-Apr19 Dec11-Apr19 Mar09-Apr19 Jan08-Feb10
Prepay 0PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:
Disclaimer:



hypod5 - Dec - 1R1

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17

WAL
Principal Window

Prepay

Disclaimer:

100
94
87
80
72

57
60
42
34
25
16

6.8203

200 PSA

Disclaimer:

2 3
100 100
9 89
79 72
66 54
54 38
43 25
33 15
25 7
17"
10 0
4 0
0 0
0 0
0 0
475009 3.51927
Sep04-Apr15 Sep04-Sep12

100

— W O o
N R o

O OO O O O o oo

2.38365

Sep04-Jul0g

100

- s~y
W U O

O O O O O O O O O O

1.88213

Sep04-Apr08

Page 8 of 113



hypo45 - Dec - 1RB

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL
Principal Window

Prepay 0 PSA

Disclaimer;

100
100
100
100
100
100
100
100
100
100
100
100
100

86

35

13.74058
May17-Apr19

100
100
100
100
100
100
100
100
100
100
100

90

63

38

15

12.58371

3 4
100 100
100 100
100 100
100 100
100 100
100 91
100 53
100 29
100 16
77 9
57 6
40 4
26 2
15 1
5+
0 0
10.7304 6.65657
Sep12-Apr19 Jui09-Apr19
200 PSA 400 PSA
Disclaimer:

100
100
100
100

— N
N O

O O O O O O O O o o

4.38001

Apr08-Feb10

Page AL of 115



hypod5 - Dec - 1T1

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 94 91 89 84 80
25-Aug-06 87 80 73 60 47
25-Aug-07 80 67 55 34 16
25-Aug-08 73 56 40 16 0
25-Aug-09 66 45 27 2 0
25-Aug-10 59 36 18 0 0
25-Aug-11 52 28 10 0 0
25-Aug-12 44 20 4 0 0
25-Aug-13 37 14 0 0 0
25-Aug-14 28 7 0 0 0
25-Aug-15 20 2 0 0 0
25-Aug-16 " 0 0 0 0
25-Aug-17 1 0 0 0 0
25-Aug-18 0 0 0 0 0
WAL 7.05497 49899 3.70022 248656 1.95418
Principal Window Sep04-Oct17 Sep04-Dect5 Sep04-Jul13 Sep04-Nov09 Sep04-Jul08
Prepay 0 PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:
Disclaimer:



hypod5 - Dec - 1TB

Date

WAL

Principal Window

Prepay

Disclaimer:

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-18

100
100
100
100
100
100

100

100
100
100
100
100
100
100

44

13.93233

2
100
100
100
100
100
100
100
100
100
100
100
100

78
47

12.9635

Dec15-Apr19

3 4
100 100
100 100
100 100
100 100
100 100
100 100
100 66
100 36
100 20
95 11
71 7
50 4
33 3
18 1
7
0 0
11.27413 7.03955
Jul13-Apr19 Nov(09-Apr19
200 PSA 400 PSA
Disclaimer:

100
100
100
100

—= O
(&) =)

O OO0 0O 0 O O O O

4.52894

Jul08-Feb10

600 PSA
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hypo45 - Dec - 1W1

Date

WAL

Principat Window

Prepay

Disclaimer:

27-Aug-04
25-Aug05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18

100
94
88
82
75
68
62
55
48
4
33
25
17

751038

2
100
92
81
70
59
49
40
33
26
20

O O Qe

5.48998

100
90
75
59
45
33
24
17

O O O O W o

4.14046

Sep04-Jult5

200 PSA

Disclaimer:

4
100

N W oYy o
RN WO N Oy

O O O O O O O O N Ww

2.7205

Sep04-Jan11

100

N Oy 0
N = S

O O O O O O O O O O »

2.10871

Sep04-Jan09
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hypo45 - Dec - 1WB

Date
27-Aug-04
25-Aug-05
25-Aug06
25-Aug-07
25-Aug-08
25-Aug08
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL
Principal Window

Prepay 0PSA

Disclaimer:

100
100
100
100
100
100
100
100
100
100
100
100
100
100

84

14.30391
Jul18-Apr19

100
100
100
100
100
100
100
100
100
100
100
100
100

89

34

13.7565

Jun17-Apr19

3 4
100 100
100 100
100 100
100 100
100 100
100 100
100 100
100 69
100 38
100 22
100 14
96 9
83 5
35 2
13 1
0 0
12.58657 8.16138
Jul15-Apr1g Jan11-Apri9
200 PSA 400 PSA
Disclaimer:

100
100
100
100
100

~nN
o

[ 0N o I oo e I o BN oo S o K o BN o B o)

487506

Jan08-Feb10



hypo45 - Dec - 1Y1

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 95 93 90 86 82
25-Aug-06 89 83 77 65 54
25-Aug-07 83 72 61 43 27
25-Aug-08 77 61 48 26 "
25-Aug-09 70 52 37 15 1
25-Aug-10 64 44 28 8 0
25-Aug-11 58 37 22 4 0
25-Aug-12 51 30 16 2 0
25-Aug-13 45 25 12* 0
25-Aug-14 37 18 9 0 0
25-Aug-15 30 14 6 0 0
25-Aug-16 22 10 3 0 0
25-Aug-17 14 5 1 0 0
25-Aug-18 5 1 0 0 0
25-Aug-19 0 0 0 0 0
WAL 7.92491 5.93014 4.64168 3.01853 227354
Principal Window Sep04-Mart9 Sep04-Jan19 Sep04-Jul18 Sep04-Juit4 Sep04-Nov(09
Prepay 0 PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:

Disclaimer:



hypod5 - Dec - 1YB

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug{7
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

Principal Window

Prepay

Disclaimer:

100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

14.636689

Jan19-Aprt9

100 PSA

2 3 4
100 100 100
100 100 100
100 100 100
100 100 100
100 100 100
100 100 100
100 100 100
100 100 100
100 100 100
100 100 100
100 100 93
100 100 57
100 100 32
100 100 16
100 85 5

0 0 0
14.55238 14.30447 11.55972
Jul18-Apr19 Jul14-Apr1g
200 PSA 400 PSA
Disclaimer:

100
100
100
100
100
100

O O O O O O O O O O

5.37692

Nov09-Feb10

w

Page 35 of |



hypo45 - Dec - 1SUB

Date 1
27-Aug-04 100
25-Aug-05 95
25-Aug-06 90
25-Aug-07 85
25-Aug-08 79
25-Aug-09 73
25-Aug-10 67
25-Aug-11 61
25-Aug-12 54
25-Aug-13 47
25-Aug-14 40
25-Aug-15 32
25-Aug-16 24
25-Aug-17 15
25-Aug-18 6
25-Aug-19 0
WAL 8.2243
Principal Window Sep04-Apr19
Prepay 0 PSA
Disclaimer:

2 3
100 100
95 95
80 90
85 85
79 79
73 73
66 65
58 56
50 46
41 36
33 27
25 18
17 12
10 7
4 3

0

7.80974 7.45583

Sep04-Apr19 Sep04-Apri9

200 PSA

Disclaimer:

4 5
100 100
95 95
90 90
85 85
79 79
73 73
62 59
50 45
38 31
27 19
17 10
10 S
6 2
3 1
1+
0 0
6.85021 6.46247

Sep04-Apr18 Sep04-Apr19

600 PSA



hypod5 - Dec - COLLAT

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-18

WAL
Principal Window

Prepay

Disclaimer;

100
85

85
79

67
61
54
47
40
32
24
15

8.2243

100
93
85
75
66
57
43
42
35
29
23
17

o W~

6.46292

Sep04-Apr19

3
100
92
79

ERE

28
22
17

(= OC I e p R ]

5.22365

Sep04-Apr19

200 PSA

Disclaimer:

Sep04-Apr19

4 5
100 100
88 84
69 59
49 36
35 21
25 13
17 7
12 4
8 2
5 1
3 1
L
1+
1+
0 0
3.68685 2.82934
Sep04-Apr19
600 PSA

Page 37 of I[3



GSR 0410F Group 5 Summary

Balance

$214,000,000.00

Settlement
1st Pay Date

Tranche
Name
Ad5.
SUB4S

Pay Rules
1. Pay Ad5to zreo

WAC WAM
482

27-Aug-2004

25-Sep-2004

Balance Coupon

211,325,000.00
2,675,000.00

Age
176

Prepay

Principal
Window

4.5 09/04 - 04/19
4.5 09/04 - 04119

Disclaimer:

WAL
3 522381
200 PSA
Avg Dated
Life Date

5.19555 01-Aug-04
7.45611 01-Aug-04

Notes

FIX
FIX

Page 38 of |13



hypo45pt - Dec - A45

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-18

WAL
Principal Window

Prepay

Disclaimer:

100
95

85
79
73
67
61

47
40
32
24
15

8.22465

100
93
85
75
66
57
49
42
35
29
23
17

O W~

6.4461

Sep04-Apr19

100

92
79
85

b

28
22
17

O =W W

5.19555

Sep04-Apr19

200 PSA

Disclaimer:

Sep04-Aprt9

4 5
100 100
88 84
69 59
49 35
35 21
24 12
17 7
11 4
8 2
5 1
3 1
9
1+
1+
0 0
3.64638 2.78339
Sep04-Apr19
600 PSA

Page3qof 113



hypo45pt - Dec - SUB45

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 95 95 95 95 95
25-Aug-06 g0 90 90 90 90
25-Aug-07 85 : 85 85 85 85
25-Aug-08 79 79 79 79 79
25-Aug-09 73 73 73 73 73
25-Aug-10 67 66 85 62 59
25-Aug-11 61 58 56 50 45
25-Aug-12 54 50 46 38 3
25-Aug-13 47 41 36 27 19
25-Aug-14 40 33 27 17 10
25-Aug-15 32 25 19 10 5
25-Aug-16 24 17 12 6 2
25-Aug-17 15 10 7 3 1
25-Aug-18 8 4 3 1*
25-Aug-19 0 0 0 0 0
WAL 8.22465 7.81005 7.45611 6.89044 6.46267
Principal Window Sep04-Apr19  Sep04-Apr19 Sep04-Apr19 Sep04-Apr19 Sep04-Aprtg
Prepay 0PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:
Disclaimer:



hypo45pt - Dec - COLLAT

Date 1 2 3 4 §
27-Aug-04 100 100 100 100 100
25-Aug-05 95 93 92 88 84
25-Aug-06 90 85 79 69 59
25-Aug-07 85 75 66 49 36
25-Aug-08 79 66 54 35 2
25-Aug-09 73 57 44 25 13
25-Aug-10 67 49 36 17 7
25-Aug-11 61 42 28 12 4
25-Aug-12 54 35 22 8 2
25-Aug-13 47 29 17 5 1
25-Aug-14 40 23 13 3 1
25-Aug-15 32 17 9 2"
25-Aug-16 24 12 6 1
25-Aug-17 15 7 3 1
25-Aug-18 3 1 "
25-Aug-19 0 0 0 0 0
WAL 8.22465 6.46315 5.22381 3.68693 2.82938
Principal Window Sep04-Apr19 Sep04-Apr19 Sep04-Apr19 Sep04-Apr19  Sep04-Apr19
Prepay 0 PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:
Disclaimer:

pagedLof [13



hypod5s - Summary

Settlement 27-Aug-2004 Prepay
1st Pay Date  25-Sep-2004

Tranche Balance Coupon  Principal
Name Window
NAS 21,348,000.00 4.5 09/09 - 04/19
1G3 135,783,000.00 4.5 09/04 - 10/10
1GB §3,679,000.00 4.5 1010 - 04/19
SUBORD 2,669,000.00 4.5 09/04 - 04119
Pay Rules

1. Pay NAS its lockout scheduled and prepay principle amount
2. Pay 1G3 and 1GB sequentially to zero
3. Pay NAS to zero

NAS principle schedules for alt NAS bonds:
{Lock out scheduled percentage

First 5 yeard0%
Thereafter |100%

{Lockout Prepayment Percentage
Month <= [NAS Prepay %

60 0

72 30
84 40
96 60
108 80
120 100

Assumptions

200 PSA

Avg Dated Notes

Life Date
9.18994 01-Aug-04 FIX
2.96001 01-Aug-04 FIX
9.26187 01-Aug-04  FIX
7.45611 01-Aug-04 FIX

Disclaimer:

Balance

§213,478,000.00

WAC

Collateral
WAM Age WAL
4.82 176 3 522381



hypo45s - Dec - NAS

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL

Prepay 0 PSA

Disclaimer:

100
100
100
100
100
100
92
83
74

54
43
32
21

10.24266
Principal Window Sep09-Apr19

100
100
100
100
100
100
90
79
68
56
45

24
14

9.67564

Sep09-Apr19

100
100
100
100
100
100
88
76
62
49
36
26

O W WO

9.18594

Sep09-Apr19

200 PSA

Disclaimer:

100
100
100
100
100
100
84
68
51
36
23

(e T =]

8.40484

Sep09-Apr19

100
100
100
100
100
100

7.01262

Sep09-Apr18
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hypod5s - Dec - 1G3

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 93 90 87 81 75
25-Aug-06 85 76 68 51 36
25-Aug-07 76 61 46 21 0
25-Aug-08 68 47 28 0 0
25-Aug-09 59 33 13 0 0
25-Aug-10 51 23 1 0 0
25-Aug-11 42 13 0 0 0
25-Aug-12 33 4 0 0 0
25-Aug-13 24 0 0 0 0
25-Aug-14 14 0 0 0 0
25-Aug-15 3 0 0 0 0
25-Aug-16 0 0 0 0 0
WAL 5.99386 3.9893 2.96001 2.06524 1.65569
Principal Window Sep04-Dect5 Sep04-Feb13 Sep04-Oct10  Sep04-Jul08 Sep04-Aug07
Prepay 0 PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:
Disclaimer:



hypo4bs - Dec - 1GB

Date

WAL

Principal Window

Prepay

Disclaimer:

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

100
100
100
100
100
100
100
100
100
100
100
100

81

52

21

13.06494

100
100
100
100
100
100
100
100
100
90
71
54
38
23

11.37628

Feb13-Apr19

100 PSA

3 4
100 100
100 100
100 100
100 100
100 96
100 55
100 2
80 17
61 10
46 6
34 4
24 2
16 1
9 1
3+
0 0
9.26187 5.75347
Oct10-Apr19 Jul08-Apr19
200 PSA 400 PSA
Disclaimer:

100
100
100

B =]
—

OO O O 0O 00 O O o o N

3.95397

Aug07-Feb10
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hypo45s - Dec - SUBORD

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL
Principal Window

Prepay

Disclaimer:

100
95
80
85
79
73
67
61
54
47
40
32
24
15

8.22485

100
85
90
85
79
73
66
58
50
4
33
25
17
10

7.81005

Sep04-Apr19

3
100
95
90
85
79
73
65
56
45
36
27
19
12

7.45611

Sep04-Apr19

200 PSA

Disclaimer:

4 5
100 100
95 95
80 90
85 85
79 79
73 73
62 59
50 45
38 31
27 19
17 10
10 5
6 2
3 1
1+
0 0
6.89044 6.46267

Sep04-Apr19 Sep04-Apr19

600 PSA

Page4€ of 113



hypo45s - Dec - COLLAT

Date

WAL

Principal Window

Prepay

Disclaimer:

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

100
95
90
85
78
73
67
61
54
47
40
32
24

8.22465

100
93
85
75
66
57
49
42
35
29
23
17

o W~

6.46315

1

00
92
79
66

44
36
28
22
17

O - W O

5.22381

Sep04-Apr19

200 PSA

Disclaimer:

Sep04-Apr1g

4 5
100 100
88 84
69 59
49 36
35 2
25 13
17 7
12 4
8 2
5 1
3 1
9
14
1+
0 0
3.68693 2.82939
Sep04-Apr19
600 PSA
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hypo45t - Summary

Settlement
1st Pay Date

Tranche
Name
NAS

173

178
SUBORD

Pay Rules

27-Aug-2004 Prepay
25-Sep-2004
Balance Coupon  Principa!
Window
21,348,000.00 4.5 09/09 - 04/18
163,533,000.00 4.5 09/04 - 07113
25,929,000.00 4.5 07113 - 04113
2,669,000.00 4.5 09/04 - 04/19

1. Pay NAS its lockout scheduled and prepay principle amounts
2. Pay 173 and 17B sequentially to zero

3. Pay Nas to zero

NAS principle schedules for all NAS bonds:

Lock out scheduled percentage

First 5 years

0%

Thereafter

100%

Lockout Prepay

ment Percentage

Month <= |NAS Prepay %
60 0
72 30
84 40
96 60
108 80
120 100

Assumptions

200 PSA

Avg Dated Notes

Life Date
9.18994 01-Aug-04 FIX
3.70999 01-Aug-04  FIX
11.27617 01-Aug-04  FIX
7.45611 01-Aug-04  FIX

Disclaimer:

Balance
$213,479,000.00

WAC

4.82

Collaterat
WAM Age
176 3

Page 13 of /13

WAL

5.22381



hypo45t - Dec - NAS

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL
Principal Window

Prepay 0 PSA

Disclaimer;

100
100
100
100
100
100

92

83

BRREA

32
21

10.24266
Sep09-Apr19

100
100
100
100
100
100
90
79
68
56
45
34
24
14

9.67564

100
100
100
100
100
100
88
76
62
49
36
26

O W w

9.183%4

Sep09-Apr19

200 PSA

Disclaimer:

100
100
100
100
100
100

68
51
36
23
14

o = A

8.40484

100
100
100
100
100
100
67
38
21

G X e I S

7.01262



hypo45t - Dec - 1T3

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18

Principal Window

Prepay

Disclaimer:

100

7.05612

100
91
80
68
56
45
36
28
20

O O O NN

493091

Sep04-Dec1s

100
89
73
55
40
27
18

QO OO OO0 O M

3.70999

Sep04-Jul13

200 PSA

Disclaimer:

100

- W OO
D A~ O N

O O O O O O O O OoORN

2.48694

Sep04-Nov09

100

= &
o N O

O O O O O O O O O O O

1.95444

Sep04-Jul08
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hypo45t - Dec - 1TB

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL

Prepay 0PSA

Disclaimer:

100
100
100
100
100
100
100
100
100
100
100
100
100
100

o

13.93301
Principal Window Oct17-Apr19

2
100
100
100
100
100
100
100
100
100
100
100
100

78
47
18

12.96493
Dec15-Apr19

100 PSA

100
100
100
100
100
100
100
100
100
96
7
50
33
19

11.27617
Jul13-Apr19

200 PSA

Disclaimer:

4
100
100
100
100
100
100

66

36

- w s N

7.04107
Nov(08-Apri9

400 PSA

100
100
100
100

- 00
[S 2>

O O O 0O 0O 0 o0 o O O

452945
Jul08-Feb10

600 PSA

'\
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hypo45t - Dec - SUBORD

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 95 95 85 95 95
25-Aug-06 90 80 90 90 90
25-Aug-07 85 85 85 85 85
25-Aug-08 79 79 79 79 79
25-Aug-09 73 73 73 73 73
25-Aug-10 67 66 65 62 59
25-Aug-11 61 58 56 50 45
25-Aug-12 54 50 46 38 3
25-Aug-13 47 41 36 27 19
25-Aug-14 40 33 27 17 10
25-Aug-15 32 25 19 10 5
25-Aug-16 24 17 12 6 2
25-Aug-17 15 10 7 3 1
25-Aug-18 6 4 3 1
25-Aug-19 0 0 0 0
WAL 8.22465 7.81005 7.45611 6.89044 6.46267
Principal Window Sep04-Aprig Sep04-Apr19 Sep04-Apr19 Sep04-Apr19 Sep04-Apr19
Prepay 0 PSA 100 PSA 200 PSA 400 PSA 600 PSA
Disclaimer:
Disclaimer:



hypo4b5t - Dec - COLLAT

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-18

WAL
Principal Window

Prepay

Disclaimer:

100
95
90
85
79
73
67
61
54
47
40
32
24
15

8.22465

100
93
85
75
66
57
49
42
35
29
2
17

O W N

6.46315

Sep04-Apr19

100
82
79
66
54
44
36
28
22
17

[ B L i = R Ve ]

5.22381

Sep04-Apr19

200 PSA

Disclaimer:

4 5
100 100
88 84
69 59
49 36
35 2
25 13
17 7
12 4
8 2
5 1
3 1
2+
1+
g
0 0
3.68693 2.82939

Sep04-Apr19 Sep04-Apr19

600 PSA

PageS3of[l3



GSR 04-10F bbg group 2 summary

Batance WAC WaM Age
$247,000,000.00 5173 174
Settiement 27-Aug-2004 Prepay
1st Pay Date 25-5ep-2008
Tranche Baiance Coupo: Principat
Name Window
MAS 24,700,0600.00 S 0909 - 019
Gt 4,485,000.00 4 0904 - 12/09
262 4.522,000.00 4.25 09/04 - 1209
203 4,522/000.00 45 0904 - 12709
2G4 4,522,000.00 4.75 0904 - 1209
2G5 4522,000.00 5 0904 - 1209
210 2,253,600.00 5 09K4 - 1209
268 8,743,000.00 5 1209 - 0218
2H1 4,737,000.00 4 09/04 - 0810
M2 4,774,000.00 4.25 05/04 - 0810
xn 4,774,000.00 4.5 0904 0810
a4 4.774,000.00 475 09/04 - 0810
5 4,774,000,00 5 09A4 - 0310
30 2,379,600.00 5 09/D4 - 08710
M 7,483,000.00 5 06100218
il 4,960,000.00 4 0904 - 0111
Q2 4,998,000.00 4.25 09/04 - D1/11
xa 4,998,000.00 45 0904 - 0911
24 4,998,000,060 475 09/04 - D1/11
a5 4,998,000.00 5 09040111
200 2.491,400.00 5 0914 -0t
208 6,364,000.00 5 0H11-0219
Rt 8,681,000.00 4.5 09/4 . OA/11
n2 8,717,000.00 4.75 09/04 - 0811
X 8,117,000.00 5 0s/4 - 0811
mI0 1,303,950.00 5 004 - 081
RB §.201,000.00 5 o8n1-02118
m 6,029,000.00 45 0904 - 0512
m 8,064,000,00 475 09/04 - 05112
m 6,065,060.00 $ 09/04 . 012
moe 1.356,000.00 5 0904 - 0512
b3 4,158,000.00 5 05120219
1 8.715,000.00 45 0974 - 0814
2 §.748,000.00 4.75 09704 - D/t4
w3 §.750,000.00 5 0904 . DI
o 1,458,900.00 5 0904 - 114
] 2,103,000.00 5 06414 - 02119
vt 10,367,000.00 4.5 0904 - 05/18
w2 10,388,000.00 4.75 09/04 - 08/18
m 10,388,000.00 5 0/D4 - 0818
"o 1.555,100.00 5 094 - 08/18
b= 183,000.00 5 06/18- 0219
U8 3,088,000,00 5 09/04 . 0219
Py Rules

1. Pay 2NAS ite lockout schedulad and prepay principle.

2 Pay 14 2857142857143% as foliows:
A Pay 2G1..2G5 pro rata to 1ar0
B. Poy 2GBto zerc

Pay 14.2857 142857143% Bs follows:
A Pay 2H1..2HS pro rats to zerp
B. Pay HBto zer0

Pay 14.2857 142857143% as follows:
A Pay 201..2Q5 pro reta to et
B. Pay 2B to 2810

Pay 14 2857142857143% 25 follows:
A. Pzy 2R1..2R3 pro rata to 2er0
8. Pay RBto zero

Pay 14.285T142857143% 25 foliows:
A Pay 2T1..2T3 pro rata to 2erc
B. Pay 2TE to 2er0

Pay 14.2857 142857143% as follows:
A Pay 2W1..2W3 pro rata to zero
8. Pay MWBtozero

Pay 14.2857142857143% es follows:
A Pay 2Y1.7Y3 pro rata to zer0
B. Pay 2YBto zero

bd

-

»

~

-

9. Pay INAS to zero

NAS principla schedules for ail NAS bonds:
Lock out schaduled percentage

First 5 years ]D"/n
Therealter J100%
Lockout Propayment Percentage
Month <= NAS Prepay %
80 1)
72 30
84 40
98 80
108 80
120 100

4

WAL
469651

250PSA

894157
2618
26189
25189
26189
26189
26189

8.21676

277609

277609

2.77609

277609

2.77609

277609

865871

292579

292579

292579

292519

292519

292519

9.10612

3.09367

309367

308367

309367

6.64514

326781

3.25781

3.25781

325781

10.21647

363814

383818

363814

3634

1173312

412306

412306

412308

412308

14.16662

7.28331

Dated

01-Aug0d
03-Aug4
01.Aug04
01-Aug04
01-Aug04
0t-Augt4
01-A0g04
01-Aug04
04-Aug04
01-Aug04
01-Aug0a
01-Aug04
01-Aug0a
01-Aug4
of-Aug0
0rAG0
01-Aug4
01-Aug4
01-AUg04
01-Ap4
01-Aug4
01-Aug04
014004
01-Aug4
D1-Augd
01-Aug0d
01-Aug 04
01-Aug0é
01-Aug4
0t-Aug04
01-Aug4
01-Aug04
01-Aug04
01-Auga
01-Aug04
0180504
01804
01-Aug04
01-Aug4
01-Ag 04
01-AUg04
01-Aug 04
01-Aug 4

NAS 5 YR LOCKOUT

Strips 10 from 261265

Strips 10 from 2H1.2HS

Stripa 10 from 2Q1-2Q5

Sirips 10 from 2R1-2%3

Strips 10 from 274-2T3

Strips 10 from ZW1.2W3

Strips 10 from 2Y1.2Y3

Disclaimer.



hypo5 - Dec - 2NAS

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL
Principat Window

Prepay 0 PSA

Disclaimer:

100
100
100
100
100
100
92
83
74
64
53
43
31
19

10.17275
Sep09-Feb19

100
100
100
100
100
100

9.38031

Sep09-Feb19

3
100
100
100
100
100
100

87

74

59

45

32

2

14

8.94157

Sep09-Feb19

250 PSA

Disclaimer:

4
100
100
100
100
100
100
84
68
51
35
23

QO = A~ oo

8.38538

Sep09-Feb19

100
100
100
100
100
100

65

36

PO R = > TS

6.95168

Sep09-Feb19

Page23 of 1/3



hypo5 - Dec - 2G1

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16

Principal Window

Prepay

Disclaimer:

100
93
85
77
68
59
51
42
3
24
14

6.01714

100
88
71
53
37
22

OO O O O N

3.37834

Sep04-Nov11

100

N W O
O W RO

OO O O O O O b

2.6189

Sep04-Dec09

250 PSA

Disclaimer:

100

N 0 o
o O O

O O O O O O o o O

2.02666

Sep04-Jul08

100

@
S~

O OO O O O O O OO

1.60974

Sep04-Aug07

W

Page > of |




hypo5 - Dec - 2GB

Date

WAL

Principal Window

Prepay

Disclaimer:

27-Aug-04
25-Aug-05
25-Aug06
25-Aug-07
25-Aug-08
25-Aug9
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

100
100
100
100
100
100
100
100
100
100
100
100

79

49

17

12.96849

100
100
100
100
100
100
100
100
83
65
50
36
24
14

10.29813

Nov11-Feb18

150 PSA

100
100
100
100
100
100
81
59
43
3
22

o -,

8.21676

Dec09-Feb19

250 PSA

Disclaimer:

100
100
100
100
95
54
31

— - R W O WO

5.7067

Jul08-Feb19

100
100
100

w WO
“©w O

O O 0O 0O O O OO O O o O

3.90366

Aug07-Jani0

Page >/ of [L3



hypo35 - Dec - 2H1

Date

WAL

Principal Window

Prepay

Disclaimer:

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16

100
93
86
78
70
61
54
45
37
28
18

6.31031

100
89
73
56
40
27

o O O O o N

3.60017

Sep04-Jul12

100

RSRE

QO O O O O O O W

2.77608

Sep04-Jun10

250 PSA

Disclaimer:

100

N O OO
s N =

O O O O O O O O w

213504

Sep04-Nov08

100

W~
~

O OO0 O O O OO O

1.68705

Sep04-Oct07

Page S%of 113



hypo5 - Dec - 2HB

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-08
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

Principa! Window

Prepay

Disclaimer;

100
100
100
100
100
100
100
100
100
100
100
100

92

57

19

13.20523

100
100
100
100
100
100
100
100
97
76
58
42
28
16

10.75677

Jul12-Feb18

150 PSA

Jun10-Feb19

250 PSA

3 4
100 100
100 100
100 100
100 100
100 100
100 63
95 36
69 20
50 "
36 )
26 4
18 2
1 1
6 1

9
0 0
8.65871 5.98002

Nov08-Feb19
400 PSA
Disclaimer:

100
100
100
100

>
(o]

OO OO OO0 O O O ;m

404368

Oct07-Jan10

Page 590 113



hypo5 - Dec - 2Q1

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17

Principal Window

Prepay

Disclaimer:

100
93
86
79
71
63
56
48
40
31
22
12

6.56675

100
83
74
58
43
30
20

O O O O O

3.80906

3
100

— N D
W~ ;oD

O O O O O O O W

2.92579

Sep04-Jantt

250 PSA

Disclaimer:

100

N O o
~N O N

O O O O 0O O O O O W

2.23558

Sep04-Feb09

100

oo~
QO

O O O O O O O O O O o

1.76823

Sep04-Jan08

Page S00f [[3




hypo5 - Dec - 2QB

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-08
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL
Principal Window

Prepay

Disclaimer:

100
100
100
100
100
100
100
100
100
100
100
100
100

67

23

13.41213

100
100
100
100
100
100
100
100
100
90
69
50
33
18

11.19613

Mar13-Feb19

160 PSA

3 4
100 100
100 100
100 100
100 100
100 100
100 74
100 43
81 23
59 12
43 7
30 5
21 3
13 2
7 1
9
0 0
9.10612 6.2619
Jan11-Feb19  Feb09-Feb19
250 PSA 400 PSA
Disclaimer:

100
100
100
100

w
b Y

OO O O O O O O O O w

4.17899

Jan(08-Jan10

Page &l of U3



hypo5 - Dec - 2R1

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17

Principal Window

Prepay

Disclaimer:

100

6.82937

100
90
75
59
45
3

O O O O N o

4.04

100

- W & D ®
NS NN

O O O O O O O -

3.09367

Sep04-Aug'1

250 PSA

Disclaimer:

100

-~ W O o
[ R A

O O O O O O O O O

2.34534

Sep04-Juld9

100

= o~
N W~

O O O O O O O O O o

1.83554

Sep04-Mar08

page S of
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hypo5 - Dec - 2RB

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-08
25-Aug-07
25-Aug-08
25-Aug-08
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

Principal Window

Prepay

Disclaimer:

Apr17-Feb19

100
100
100
100
100
100
100
100
100
100
100
100
100

82

28

13.62418

100
100
100
100
100
100
100
100
100
100

84

61

41

23

11.68839

Jan14-Feb19

150 PSA

3 4
100 100
100 100
100 100
100 100
100 100
100 90
100 52
100 28
72 15
52 9
37 6
25 3
16 2
8 1
9
0 0
9.64514 6.61109
Aug11-Feb19  Jul0S-Feb19
250 PSA 400 PSA
Disclaimer:

100
100
100
100

(=2}
[o2]

O O OO0 O O 0 O O O W

433212

Mar08-Jan10

w

Pagef}_of



hypo5 - Dec - 2T1

Date 1 2 3 4 5
27-Aug-04 100 100 100 100 100
25-Aug-05 94 90 87 83 78
25-Aug-06 87 76 69 58 45
25-Aug-07 81 61 49 33 15
25-Aug-08 74 48 33 15 0
25-Aug-09 66 36 20 2 0
25-Aug-10 59 26 11 0 0
25-Aug-11 52 18 4 0 0
25-Aug-12 45 12 0 0 0
25-Aug-13 37 6 0 0 0
25-Aug-14 28 1 0 0 0
25-Aug-15 19 0 0 0 0
25-Aug-16 10 0 0 0 0
25-Aug-17 * 0 0 0 0
25-Aug-18 0 0 0 0 0
WAL 7.06165 426087 3.25781 2.44957 1.90841
Principal Window Sepl4-Sep17 Sep04-Oct14 Sep04-May12 Sep04-Nov09 Sep04-Jun08
Prepay 0 PSA 150 PSA 250 PSA 400 PSA 600 PSA
Disclaimer:

Disclaimer: Page 6L ot |

—



hypo5 - Dec - 2TB

Date

WAL

Principa! Window

Prepay

Disclaimer;

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

100
100
100
100
100
100
100
100
100
100
100
100
100
100

35

13.81144

100
100
100
100
100
100
100
100
100
100
100

76

51

28

1216431

Oct14-Feb19

150 PSA

100
100
100
100
100
100
100
100
N
65
47
32
20
10

10.21647

May12-Feb19

250 PSA

Disclaimer:

100
100
100
100
100
100

65

35

[N T NN

7.00037

Nov09-Feb19

100
100
100
100

— ¢
N W

O O O O O O O O O O

4.48237

Jun08-Jan10



hypo5 - Dec - 2W1

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18

WAL
Principal Window

Prepay

Disclaimer:

100
94
88
82
75
68
62
55
48
4
33
25
16

7.51041

100
91
78
64
51
40
31
24
18
12

4.7408

Sep04-Sep16

3
100
88
7
53
38
26

O O O O O RN O =

3.63814

Sep04-Jun14

250 PSA

Disclaimer:

100

N W O @
— o —

O O O O O O O O NN W

2.68647

Sep04-Feb11

100

[N~ S e o
- O O

[ Y aw S e S e Y e B == TR o I = B o B o BN @

2.0644

Sep04-Jan09

Page COof 113



hypo5 - Dec - 2WB

Date

WAL

27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

Principal Window

Prepay

Disclaimer:

100
100
100
100
100
100
100
100
100
100
100
100
100
100

69

14.17348

100
100
100
100
100
100
100
100
100
100
100
100
100

56

17

13.22049

Sep16-Feb19

150 PSA

3 4
100 100
100 100
100 100
100 100
100 100
100 100
100 100
100 70
100 38
100 22
92 14
63 8
39 5
20 2
6 1
0 0
11.73312 8.15642
Jun14-Feb19 Feb11-Feb19
250 PSA 400 PSA
Disclaimer:

100
100
100
100
100

N
w

O OO0 O 0 O O o o o

4.83073

Jan09-Jan10

pageSTof 113



hypo5 - Dec - 2Y1

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug-08
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL
Principal Window

Prepay

Disclaimer:

100
85
89
83
77
70

58
52
45
37
30
22
13

7.91944

100
91
79
66
54
44
36
29
23
18
13

S = WO,

5.26677

Sep04-Nov18

100
8s
73
56
42
30
22
16

QOO = N O

412306

Sep04-Jun1d

250 PSA

Disclaimer:

100
86
64
42
26

- N &~

o O O O O

2.9994

Sep04-Jul1s

100

== N O
QDN -

O O O O O 0O O O O O

2.23201

Sep04-Nov09

Page S8 of 13



hypo5 - Dec - 2YB

Date
27-Aug-04
25-Aug-05
25-Aug-06
25-Aug-07
25-Aug{8
25-Aug-09
25-Aug-10
25-Aug-11
25-Aug-12
25-Aug-13
25-Aug-14
25-Aug-15
25-Aug-16
25-Aug-17
25-Aug-18
25-Aug-19

WAL

Prepay 0PSA

Disclaimer:

100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

14.49444
Principal Window Feb13-Feb19

2
100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

14.40833

Nov18-Feb19

160 PSA

3 4
100 100
100 100
100 100
100 100
100 100
100 100
100 100
100 100
100 100
100 100
100 100
100 95
100 53
100 25
68 6
0 0
14.16662 12.30882
Jun18-Feb19  Jul15-Feb18
250 PSA 400 PSA
Disclaimer:

100
100
100
100

—_
QD O
o O

O O O O O O O O O O

5.34049

Nov09-Jan10

page ot 1L



h